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UNITED STATES PATENT AND TRADElViARK OFFICE 


CERTIFICATE OF CORRECTION 




PATENT NO : 7,171,385 


page 1 of 3 


APPLICATION NO. : 09/718.500 




ISSUE DATE : January 30. 2007 




INVENTOR(S) : Ron S. Dembo; and Helmut Mausser 




It is certified that errors appear in the above-identified patent and that said Letters Patent 


are hereby corrected as shown below: 




In Column 6, lines 35, 52, and 59 replace: "MtP" with -MtF- 




In Column 1 1 , line 29 replace: "MtP" with -MtF- 




In Column 11, line 31 replace: "portfolio Liquidity" with -portfolio. Liquidity- 




In Column 12, line 4 replace: "qi.qi" with --qi. qr- 




In Column 13, line 10 replace: "(Xa-Xb) ^XiO" with --(Xa-Xb) ^Xi ^0- 




In Column 13, line 32 replace: 'W with -Xki- 




In Column 13, line 49 replace: "maximize(x.u.d)p^u" with -maxim ize(x.u.d)P^u-- 




In Column 13, line 52 replace: "u-d-(M-rq^'"0 ( 71)" with -u-d-(M-rqV=0 ( Jt)- 




In Column 13, line 53 replace: "-x^-xl (aLrwith--x^-Xu ((OO- 




In Column 13, line 54 replace: "x^xu ( au)" with -x ^Xu (COu)-- 




In Column 16, line 41 replace: "minimize ^ ^ /TjU - (jc^)^a^ + (x^ )^ay " with 




-minimize ^^^^ ^^^^ ^ - (x^ f CO^ + (x^ f OJ^ - 




In Column 16, line 43 replace: "CC^^a^ + (M^ - ^r^)7r = 0" with - CO^ - (Oy + (M^ 




In Column 16, line 44 replace: " pfl - Jt ^0" with - pjX -Jt^O- 




In Column 16, line 45 replace: " Jt ^ p" with - JT a p- 




In Column 16, line 46 replace: ";U,=^ /a^^ ^0"with~|U, CO^, 0)^? ^0- 




ln Column 16, line 49 replace: " Xj ~ Pj"w\\U-7tj = pi- 
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CERTIFICATE OF CORRECTION 


OFFICE 


PATENT NO: 7.171.385 

APPLICATION NO. : 09/718.500 

ISSUE DATE : January 30. 2007 

INVENTOR(S) : Ron S. Dembo; and Helnnut Mausser 


Page 2 of 3 


s 

In Column 17. line 10 replace: " (O)^)- - {(Oy + ji - Rt^j)^ j = 0" with 




s 
7-1 




s s 

InColumn 17, line 39 replace: "/ = ^7t j"\N\ih" f = " 




InColumn 17, line 45 replace: " - + \(Mjf-q-rj)pj =0"with 

/ / M 

- f f 2,(^Ji-WPj'^" 




s 

In Column 17, line 55 replace: " E^iv^j^) = ^{M j. - 9/y)Pj- " with - E^iV^.^) 

(=1 


s 

= ^(^ji-'^i'-j)pj- 


In Column 19, line 15 replace: "over p" with -over p- 




In Column 19, line 21 replace: "investor." with -investor).- 
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In Column 19, line 34 replace: " r^pTu - r^p^ d = r^p^ (M - r^^)x" with 

In Column 19, line 38 replace: "Jt^(u~d-{M - rq^^x) = 0" with -Jt^{u-d-{M ~ rq^)x) = 0 — 

In Column 19, line 39 replace: "replace Md/' with -M(i)- 

In Column 20, line 66 replace: "It can b shown" with -It can be shown- 

In Column 21. line 17 replace: "(M^ ' )^ -a>L =0"with~(M^ -qr^)7t + (0^j = 0-- 

In Column 22, line 15 replace: "maximize (x,u,d)pV with ~maximize(x,u,d)P^u~ 
In Claim 13, line 51 replace: "maximize (x,u,d)p^d" with -minimize(x,u.d)P^d-- 

In Claim 13, line 53 replace: " d ^ k" with - U ^ k— 
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UNITED STATES PATENT AND TRADEMARK OFFICE 

CERTIFICATE OF CORRECTION 

PATENT NO : 7,171.385 Page 1 of 3 

APPLICATION NO. : 09/718,500 

ISSUE DATE : January 30. 2007 

INVENTOR(S) : Ron S. Dembo; and Helmut Mausser 

It is certified that errors appear in the above-identified patent and that said Letters Patent 
are hereby corrected as shown below: 

In Column 6, lines 35, 52, and 59 replace; "MtP" with -MtF- 

In Column 1 1 , line 29 replace: "MtP" with -MtF- 

In Column 1 1 , line 31 replace: "portfolio Liquidity" with -portfolio. Liquidity- 

In Column 12, line 4 replace: "qi.qi" with --qi, qr- 

In Column 13. line 10 replace: "(Xa-Xb) ^XiO" with --(Xa-Xb) ^0- 

In Column 13, line 32 replace: "xi+j" with --Xj+i~ 

In Column 13, line 49 replace: "maximize(x.u.d)P^u" with -maxim ize(x.u,d)P^u- 
In Column 13. line 52 replace: "u-d-CM-rq^'^O ( Jty with -u-d-(M-rqV=0 ( JT)- 
In Column 13, line 53 replace: "-xS-Xl ( a 0" with -x ^ -Xl ((x>{)- 
In Column 13, line 54 replace: "x^Xu ( au)" with -x ^Xu (ft)u)-- 

In Column 16, Iine41 replace: "minimize k^-{x^)^ + (JC^ )^ay" with 
-minimize ^^^^ ^^^^ ^kfi- {xj (O^ + {x^ f CO^ - 

In Column 16. line 43 replace: "a^.a^ + (M^ -qr^)jt = 0"with~CO^ " + •'qr^)jt = 0 — 
In Column 16, line 44 replace: " p/X - Jt ^0" with ~ pjU - JT ^ 0- 
In Column 16, line 45 replace: " Jt ^ p" with - JT & /?- 
In Column 16, line 46 replace: " f^=i^ ICL^ £0"with~jU, a>^, CO^^ so- 
ln Column 16, line 49 replace: "kj = Pj"w\\h-Jtj = Pj~ 
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In Colunnn 17. line 10 replace: " (C0i^)i - ((0^)^ + ^(M j. - q.rj)7t j =0 

s 

-(wj, - K), + ^(M^, -qirj)jij = 0- 



with 

y "J J 

(°1 



In Column 17, line 39 replace: " / ~ '*w\\h - f = ^ -TT y ■ 



/=1 y=l 



In Column 17. line 45 replace: " ^^f^' ~ ji ~ ^i^j^P j =0"with 

s s 

In Column 17. line 55 replace: " E^{v^^^) = ^(M - q,r.)p. " with - E ^{V^.^) = ^(M .. - ^.r.)p . ■ 

/=1 y-l 

In Column 19. line 15 replace: "over p" with -over p- 
In Column 19. line 21 replace: "investor." with -investor).- 
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In Column 19, line 34 replace: " r^pTu - r^p^ d - r^p^ {M - rq^)x" with 
- r^u - r^d = r^iM - rq^)x- 

In Column 19, line 38 replace: "7t^(u-d- (M - rq^\) = 0"with -7C^(u-d- {M - rq^)x) = 0- 

In Column 19, line 39 replace: "replace M(i)" with -M(i)- 

In Column 20, line 66 replace: "It can b shown" with -It can be shown- 

In Column 21, line 17 replace: "(M^ ~ )^ -ioL =0"with-(M^ ~qr^)7t-¥ (Oy -CO^ = 0— 

In Column 22, line 15 replace: "maximize (x,u,d)p^u" with "maximize(x.u.d)P^u- 
In Claim 13, line 51 replace: "maximize (x,u,d)p^d" with -minimize(x,u,d)P^d- 

In Claim 13, line 53 replace: " d ^ fc"with-/?^M^ k— 
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